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Purchase Stated YTM Days to Maturity
cusip Investment # Issuer Date Par Value Market Value Book Value Rate Moody's 365 Maturity Date
Managed Pool Accounts
SYS90-119 90-119 STATEPOOL 22,679,416.99 22,679,416.99 22,679,416.99  1.980 1.980 1

Subtotal and Average 22,679,416.99 22,679,416.99 22,679,416.99 1.980 1
Passbook/Checking Accounts
SYS92-043 92-043 UNION BANK OF CALIFORNIA 0.00 0.00 0.00 1.223 1.223 1
Subtotal and Average 0.00 0.00 0.00 0.000 0
Repurchase Agreements
SYS03-267 03-267 UNION BANK OF CALIFORNIA 06/30/2003 8,020,000.00 8,020,000.00 8,020,000.00 0.662 0.672 0 07/01/2003
Subtotal and Average 8,020,000.00 8,020,000.00 8,020,000.00 0.672 0
Federal Agency Issues - Coupon
31331R2S3 00-037 FEDERAL FARM CREDIT BANK 08/20/1999 3,000,000.00 3,094,526.83 2,986,283.66 5.625 6.390 255 03/12/2004
31331RGK5 01-181 FEDERAL FARM CREDIT BANK 03/02/2001 3,000,000.00 3,186,416.93 3,038,558.55  6.300 5.140 450 09/23/2004
31331RJP1 01-232 FEDERAL FARM CREDIT BANK 04/26/2001 1,500,000.00 1,597,046.81 1,518,849.57  6.100 5.065 492 11/04/2004
31331LJE9 01-273 FEDERAL FARM CREDIT BANK 06/07/2001 3,000,000.00 3,110,625.00 3,000,583.33  5.100 5.077 342 06/07/2004
31331LGAO 02-016 FEDERAL FARM CREDIT BANK 07/10/2001 3,000,000.00 3,206,250.00 2,990,113.14  5.120 5.320 665 04/26/2005
3133MEWX5 02-043 FEDERAL FARM CREDIT BANK 08/20/2001 2,320,000.00 2,394,675.00 2,328,993.98 4.875 4.393 318 05/14/2004
31331QPC5 03-153 FEDERAL FARM CREDIT BANK 01/27/2003 3,000,000.00 3,017,812.50 3,005,889.49  1.700 1.511 365 06/30/2004
3133MABA6 00-108 FEDERAL HOME LOAN BANK 11/22/1999 3,000,000.00 3,059,062.50 2,999,640.57 6.375 6.411 136 11/14/2003
3133M5JU5 00-109 FEDERAL HOME LOAN BANK 11/22/1999 3,000,000.00 3,023,437.50 2,996,341.68  5.600 6.419 63 09/02/2003
3133MCHS7 01-205 FEDERAL HOME LOAN BANK 04/02/2001 2,000,000.00 2,231,875.00 2,056,278.09  6.500 5.149 868 11/15/2005
3133MABT5 01-208 FEDERAL HOME LOAN BANK 04/05/2001 3,000,000.00 3,204,375.00 3,047,617.80 6.250 4.970 503 11/15/2004
3133MAUN7 01-247 FEDERAL HOME LOAN BANK 05/01/2001 3,000,000.00 3,279,375.00 3,080,728.15  7.125 5.270 595 02/15/2005
3133MCRV9 01-249 FEDERAL HOME LOAN BANK 05/11/2001 2,000,000.00 2,043,750.00 2,006,198.91 5.375 4.720 188 01/05/2004
3133MBH42 01-252 FEDERAL HOME LOAN BANK 05/14/2001 3,000,000.00 3,329,062.50 3,091,035.22  7.250 5.420 682 05/13/2005
3133MCHS7 01-253 FEDERAL HOME LOAN BANK 05/18/2001 3,000,000.00 3,347,812.50 3,060,382.08 6.500 5.530 868 11/15/2005
3133MBY92 01-271 FEDERAL HOME LOAN BANK 06/07/2001 3,000,000.00 3,344,062.50 3,090,479.28 6.875 5.270 776 08/15/2005
3133MEU66 02-009 FEDERAL HOME LOAN BANK 07/11/2001 3,000,000.00 3,298,125.00 2,995,695.62 5.375 5.431 1,049 05/15/2006
3133M8KJ2 02-035 FEDERAL HOME LOAN BANK 08/09/2001 1,250,000.00 1,383,984.38 1,265,400.61 5.660 5.160 1,030 04/26/2006
3133MABA6 02-064 FEDERAL HOME LOAN BANK 08/23/2001 2,000,000.00 2,039,375.00 2,014,933.86 6.375 4.232 136 11/14/2003
3133MHUB8 02-088 FEDERAL HOME LOAN BANK 10/18/2001 3,000,000.00 3,107,812.50 3,000,000.00 4.010 4.010 475 10/18/2004
3133MKGJO 02-152 FEDERAL HOME LOAN BANK 01/17/2002 3,000,000.00 3,114,375.00 3,006,705.00 3.875 3.709 533 12/15/2004
3133MGVA1 02-164 FEDERAL HOME LOAN BANK 01/31/2002 3,000,000.00 3,304,687.50 3,049,259.27  5.250 4.657 1,141 08/15/2006
3133MKED5 02-183 FEDERAL HOME LOAN BANK 02/22/2002 3,000,000.00 3,281,250.00 3,015,568.85  4.875 4.701 1,233 11/15/2006
3133MML50 02-242 FEDERAL HOME LOAN BANK 05/09/2002 2,000,000.00 2,041,875.00 2,004,792.74  3.750 3.436 289 04/15/2004
3133MD7D9 03-073 FEDERAL HOME LOAN BANK 10/09/2002 3,000,000.00 3,076,875.00 3,061,811.40 5.250 1.850 227 02/13/2004
3133MJUR9 03-158 FEDERAL HOME LOAN BANK 01/31/2003 3,000,000.00 3,206,250.00 3,121,355.50 4.125 2.848 1,233 11/15/2006
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Federal Agency Issues - Coupon
3133MVWS8 03-178 FEDERAL HOME LOAN BANK 02/28/2003 700,000.00 704,812.50 700,000.00 3.160 3.161 1,246 11/28/2006
3133MNPS4 03-245 FEDERAL HOME LOAN BANK 05/30/2003 3,000,000.00 3,058,125.00 3,057,349.97  3.375 1.157 318 05/14/2004
3133M6Q43 99-134 FEDERAL HOME LOAN BANK 12/08/1998 3,000,000.00 3,059,062.50 3,000,000.00 5.515 5.515 160 12/08/2003
3134A1SQ4 00-038 FEDERAL HOME LOAN MORT CORP 08/20/1999 3,000,000.00 3,131,250.00 3,009,938.47  6.950 6.430 275 04/01/2004
3134A2T99 00-230 FEDERAL HOME LOAN MORT CORP 05/04/2000 2,000,000.00 2,042,500.00 1,978,670.20 5.000 7.290 198 01/15/2004
3134A3YM2 01-201 FEDERAL HOME LOAN MORT CORP 03/28/2001 3,000,000.00 3,158,437.50 3,035,151.12  6.250 5.009 380 07/15/2004
3134A32S4 01-223 FEDERAL HOME LOAN MORT CORP 04/18/2001 3,000,000.00 3,255,000.00 3,067,861.92 6.875 5.234 564 01/15/2005
3134A34Q6 01-248 FEDERAL HOME LOAN MORT CORP 05/02/2001 3,000,000.00 3,333,750.00 3,093,101.08  7.000 5.280 745 07/15/2005
3134A2T99 01-250 FEDERAL HOME LOAN MORT CORP 05/11/2001 2,000,000.00 2,042,500.00 2,002,777.18  5.000 4.720 198 01/15/2004
3134A4CX0 01-274 FEDERAL HOME LOAN MORT CORP 06/11/2001 3,000,000.00 3,265,312.50 2,987,914.64  5.250 5.430 929 01/15/2006
3134A4GW8 02-153 FEDERAL HOME LOAN MORT CORP 01/17/2002 2,000,000.00 2,073,750.00 2,021,910.46  4.500 3.470 411 08/15/2004
312924MV2 02-243 FEDERAL HOME LOAN MORT CORP 05/09/2002 1,000,000.00 1,019,159.85 1,000,454.43  3.500 3.440 293 04/19/2004
312924JH7 02-265 FEDERAL HOME LOAN MORT CORP 06/07/2002 2,000,000.00 2,074,257.81 2,016,143.11 4.200 3.520 458 10/01/2004
312924JX2 03-018 FEDERAL HOME LOAN MORT CORP 07/22/2002 3,000,000.00 3,193,142.85 3,068,974.14  4.450 3.365 825 10/03/2005
312924VT7 03-030 FEDERAL HOME LOAN MORT CORP 08/07/2002 1,650,000.00 1,707,007.28 1,676,677.20 3.700 2.530 525 12/07/2004
3134A2KZ0 03-075 FEDERAL HOME LOAN MORT CORP 10/10/2002 3,000,000.00 3,005,625.00 3,004,807.85 5.750 1.584 14 07/15/2003
3134A4JH8 03-136 FEDERAL HOME LOAN MORT CORP 01/06/2003 3,000,000.00 3,030,000.00 3,025,267.61 3.250 1.382 167 12/15/2003
3134A4DQ4 03-147 FEDERAL HOME LOAN MORT CORP 01/17/2003 3,000,000.00 3,077,812.50 3,070,681.24  5.250 1.420 229 02/15/2004
3134A1QD5 03-250 FEDERAL HOME LOAN MORT CORP 06/05/2003 3,000,000.00 3,114,375.00 3,114,766.36  6.645 1.074 253 03/10/2004
31359MDWO 01-251 FEDERAL NATL MORTGAGE ASSN 05/14/2001 2,000,000.00 2,168,125.00 2,013,484.95 5.750 5.360 715 06/15/2005
31364BLK4 01-257 FEDERAL NATL MORTGAGE ASSN 05/22/2001 1,218,000.00 1,348,224.86 1,241,228.53  6.400 5.430 819 09/27/2005
31359MEX7 01-261 FEDERAL NATL MORTGAGE ASSN 05/24/2001 3,000,000.00 3,178,125.00 3,043,166.41 6.500 5.090 411 08/15/2004
31359MGM9 01-269 FEDERAL NATL MORTGAGE ASSN 06/05/2001 3,000,000.00 3,316,875.00 3,040,681.05  6.000 5.370 898 12/15/2005
31364BYF1 02-011 FEDERAL NATL MORTGAGE ASSN 07/12/2001 2,000,000.00 2,246,513.98 2,046,337.82 6.410 5.420 981 03/08/2006
31359CBU8 02-155 FEDERAL NATL MORTGAGE ASSN 01/18/2002 2,000,000.00 2,223,750.00 2,090,621.87  6.550 4.298 804 09/12/2005
31359CBH7 02-159 FEDERAL NATL MORTGAGE ASSN 01/25/2002 3,000,000.00 3,323,437.50 3,169,789.20  7.650 4.052 618 03/10/2005
31359MHJ5 02-260 FEDERAL NATL MORTGAGE ASSN 05/17/2002 3,000,000.00 3,076,875.00 3,029,642.88 4.750 3.293 258 03/15/2004
31364CFQ6 03-106 FEDERAL NATL MORTGAGE ASSN 11/22/2002 3,000,000.00 3,465,122.68 3,341,962.36  7.170 3.108 1,092 06/27/2006
31359MMU4 03-237 FEDERAL NATL MORTGAGE ASSN 05/20/2003 3,000,000.00 3,060,000.00 3,059,089.48 3.625 1.108 289 04/15/2004
31359MEM1 03-246 FEDERAL NATL MORTGAGE ASSN 05/30/2003 3,000,000.00 3,072,786.17 3,072,786.17 5.125 1.161 227 02/13/2004
31364GCY3 99-093 FEDERAL NATL MORTGAGE ASSN 10/19/1998 3,000,000.00 3,039,302.67 3,000,000.00 5.330 5.330 111 10/20/2003
86387RAU6 94-081 STUDENT LOAN MARKETING ASSN 10/12/1993 500,000.00 537,061.46 511,634.89  9.250 5.867 336 06/01/2004
880591CEO 02-017 TENNESSEE VALLEY AUTHORITY 07/06/2001 3,000,000.00 3,282,059.78 3,054,418.60 6.375 5.333 715 06/15/2005

Subtotal and Average 152,138,000.00 161,008,914.34 154,480,787.54 4.243 526
Treasury Securities - Coupon
912827P89 01-024 UNITED STATE TREASURY 08/02/2000 2,000,000.00 2,107,500.00 2,015,724.95 7.250 6.222 319 05/15/2004
912827W81 01-225 UNITED STATE TREASURY 04/20/2001 3,000,000.00 3,316,875.00 3,057,322.13  5.625 4.800 960 02/15/2006
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Treasury Securities - Coupon
9128276D9 01-228 UNITED STATE TREASURY 04/25/2001 3,000,000.00 3,303,750.00 3,106,514.18  6.750 4.647 684 05/15/2005
9128274U3 02-065 UNITED STATE TREASURY 08/23/2001 2,000,000.00 2,024,375.00 2,002,688.50 4.250 3.870 137 11/15/2003
912827Y55 02-177 UNITED STATE TREASURY 02/14/2002 4,000,000.00 4,623,750.00 4,296,091.81 7.000 4.301 1,110 07/15/2006
912827262 02-180 UNITED STATE TREASURY 02/19/2002 4,000,000.00 4,596,250.00 4,268,619.41 6.500 4.229 1,202 10/15/2006
9128272J0 02-201 UNITED STATE TREASURY 03/18/2002 3,000,000.00 3,450,000.00 3,134,253.13  6.250 4.848 1,325 02/15/2007
912827W81 02-207 UNITED STATE TREASURY 03/26/2002 2,000,000.00 2,211,250.00 2,046,413.50 5.625 4.648 960 02/15/2006
912827586 02-266 UNITED STATE TREASURY 06/07/2002 2,000,000.00 2,202,500.00 2,130,680.34  7.500 3.784 684 05/15/2005
9128277D8 03-128 UNITED STATE TREASURY 12/24/2002 2,000,000.00 2,009,375.00 2,007,312.50 2.750 1.269 91 09/30/2003
9128271L83 94-110 UNITED STATE TREASURY 11/18/1993 3,000,000.00 3,017,812.50 3,000,438.84  5.750 5.593 45 08/15/2003

Subtotal and Average 30,000,000.00 32,863,437.50 31,066,059.29 4.443 765
Ginnie Mae's
313401KA8 86-081 FEDERAL HOME LOAN MORT CORP 07/01/1994 2,692.11 3,160.11 2,902.43 13.500 12.154 2,649 10/01/2010
313401TJO 87-009 FEDERAL HOME LOAN MORT CORP 07/01/1994 3,560.72 4,047.26 3,647.51 10.000 9.680 4,627 03/01/2016
31343CKA1 87-011 FEDERAL HOME LOAN MORT CORP 07/01/1994 990.06 1,059.26 1,014.19 10.000 9.660 3,684 08/01/2013
31340RGH1 88-137 FEDERAL HOME LOAN MORT CORP 07/01/1994 30,846.61 33,725.22 30,538.14  9.000 9.215 2,101 04/01/2009
313401Cz2 88-162 FEDERAL HOME LOAN MORT CORP 07/01/1994 918.56 958.11 886.41 8.500 9.350 762 08/01/2005
362064Y76 86-075 GOVT NATL MORTGAGE ASSN 07/01/1994 9,293.76 10,309.94 9,317.01 9.500 9.474 2,237 08/15/2009
362055UF0 88-135 GOVT NATL MORTGAGE ASSN 07/01/1994 7,871.95 8,549.10 7,773.58  9.000 9.241 1,964 11/15/2008
362063F46 88-136 GOVT NATL MORTGAGE ASSN 07/01/1994 41,778.96 45,674.43 41,256.73  9.000 9.234 2,206 07/15/2009
Subtotal and Average 97,952.73 107,483.43 97,336.00 9.361 2,263
Federal Agency Disc. -Amortizing
313384NG0 03-143 FEDERAL HOME LOAN BANK 01/09/2003 3,000,000.00 2,990,999.91 2,988,229.17 1.250 1.293 113 10/22/2003
Subtotal and Average 3,000,000.00 2,990,999.91 2,988,229.17 1.293 113
Total and Average 215,935,369.72 227,670,252.17 219,331,828.99 3.869 482
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Purchase Stated YTM Days to
cusip Investment # Issuer Date Par Value Market Value Book Value Rate Moody's 365 Maturity
Subtotal and Average  Accrued Interest at Purchase 106,704.17 106,704.17 0
Subtotal 106,704.17 106,704.17
Total Cash and Investmentss 215,935,369.72 227,776,956.34 219,438,533.16 3.869 482
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